This study aimed to determine whether the return on assets, debt to equity ratio, and systematic risk effected on stock returns on oil and gas companies listed on the Stock Exchange period [2011][2012][2013][2014][2015][2016] 
Introduction
Each country has a big influence on the existence of the capital market, because the capital market becomes one of the means for effective investment activities to accelerate the development of the state. Through the capital market the company can obtain funds to conduct economic activities, this is evidenced by the increasing number of new investors in the capital market until the end of 2016 amounted to 23. 47% (BEI: 2016) . Fahmi (2013: 55) 
stated that
Capital market is a place where various parties, especially companies selling stocks and bonds with the purpose of the sale will be used as an additional and or strengthen the company's capital.
Activities in the capital market include the sale and purchase of securities such as stocks, mutual funds and bonds. Oil and gas stock prices are currently under pressure as oil prices slump nearly three percent as US output increases and OPEC exports increase.
CEO of Longview Economics, Chris
Watling makes an analysis with predicts that world oil prices could decline to US $ 10 / barrel in the next 6 to 8 years, as the development of alternative energy is more attractive to investors. The development of electric vehicles made by various countries in the world became a factor of falling oil prices. Because 70% of the world's oil use is for transportation. International Energy Agency, said the world oil market in 2018 will improve and there is hope for prices to rise again. OPEC's world oil exporters are also confident that there will be price stability ahead. World oil prices fell from their highest level of US $ 120 / barrel in June 2014 due to weakening demand, strong US dollar, and the boom of shale gas in the US. This condition makes OPEC members cut production, and invite manufacturers outside OPEC. Indonesia's oil production in 2018 is predicted to decline, due to lower world oil prices.
Minister of Mineral Resources Energy, Ignasius Jonan, said in the 2018 State Budget Draft Plan, Indonesia's oil price is set at US $ 48 per barrel with a production target of 800 thousand barrels per day and 1.2 million barrels of gas. The decline is due to the condition of Indonesia's oil well production and oil search activities due to the unfavorable world oil prices. Profits are the goal of investors in the capital market, production and oil prices that will decrease will have an impact on investors because investors will not invest in companies that are experiencing problems and must consider the various information the company's condition is reflected through the company's performance.
The financial performance of the company is important because it can be used as a tool to know whether the company is developing or not, Fahmi (2013: 55) stated that financial performance is an analysis conducted to see how far a company has implemented by using the rules -the rules of financial implementation good and right. The company's financial Reflects the company's ability to fulfill all its obligations indicated by what part of its own capital is used to repay the debt.
One of the investment instruments traded in the stock market is stocks, stock prices affect the profit level the higher the stock price, the higher the rate of return earned investors. Investors use various means to obtain expected returns, either self-analysis or utilizing the tools provided by capital market analysts such as brokers and investment managers. Return is the profit earned by the company, individual, and institution of the result of the investment policy it undertakes. Tandelilin (2012: 102) stated that the stock return is one of the factors that motivate investors to invest and is also a reward for the courage investors bear the risk of investments made.
Identification of Problems
The development of the company's financial performance measured by Return On Assets Financial ratio analysis can be used to measure and evaluate company's financial performance, according to Sutrisno (2012: 215) financial ratios obtained by linking elements of financial statements.
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Data and Methods
This research was conducted on Oil and Gas Company listed in Indonesia Stock
Exchange period 2011-2016. Data analysis method used in this research is panel data regression analysis to get a comprehensive picture about the influence of Return On Assets, Debt to Equity Ratio, and Systematic Risk to Stock Return using EViews 9 program. This journal uses multiple linear regression analysis because the independent variables are more than one which requires simultaneous testing using F count. Regression is used to determine the relationship between two variables, namely: the independent variable (Y) and the independent variable (X). In other words, regression analysis is an analysis to determine the form of functional relationships. Significance is determined by comparing F count with F table or see significance on output result.
To find out whether there is a significant influence of some independent variables on the dependent variable. In this study used panel data regression is data that has the number of cross section and the number of time series.
Research Result and Discussion
Development of Return On Assets on Oil and Gas Companies Listed on Indonesia Stock Exchange Period 2011-2016.
Companies that have the highest ROA value in 2012 when compared with other companies are PT. Ratu Prabu Energi, Tbk with ROA value of 6%, where the company has the highest net profit that can be obtained by using all the assets owned by the company. This means that the company's burden to pay interest on loans is greater.
Systematic Risk Development of Oil and Gas Companies Listed on Indonesia Stock Exchange Period 2011-2016
The beta value of each firm fluctuates, in which the increase or decrease in beta can be seen differently in each year. 
Development of Stock Return on Oil and Gas Companies Listed on Indonesia Stock Exchange Period 2011-2016
The highest share return occurred in 2015, namely PT. Ratu Prabu Energi, Tbk 0.140%, where only in 2015 the company has a positive return value, whereas in the previous three years that is 2012, 2013, and 2014 ARTI has a psychositive return value as well but low value. PT. Ratu Prabu Energi, Tbk also recorded the lowest share return value in 2016 is -0.070%. While other companies namely PT. Benakat Integra Tbk, PT. Elnusa Tbk, PT. Medco Energi Internasional TBk, and PT. Radiant Utama Interisco, Tbk jurstu showed a significant increase of stock return value.The ups and downs in stock returns are caused by ROA, DER, and market risk of a company. In accordance with the existing theory that the higher the ROA and the risks faced by the company will be higher also investors expect the return of shares but the opposite if high DER will decrease the stock return.
Descriptive Statistics Testing Results
Descriptive analysis aims to know the description of each variable used in research.
Descriptive statistics used in this study include the average value, maximum value, and minimum value. Return On Assets (ROA) which is the ratio to assess how much the return of assets owned by the company shows an average value of 2.18. This means that the average sample company earned a net profit of 2.18 of the company's assets. The maximum value of ROA is 8.8500 which is owned by PT. Elnusa, Tbk in 2014 and the minimum ROA is -6,4000 owned by PT. Medco Energi Internasional, TBk in 2015. Debt to Equity Ratio (DER) is a ratio that describes the ratio of total debt to total equity of the firm showing the average value of 1.7426.
This means that the average sample company has total debt greater than the total assets owned by the company. The maximum value of DER is 3.9400 which is owned by PT. Radiant Utama Beta is a measure of risk stemming from the relationship between the profit rate of a stock and the market showing an average value of 0.4810. This means the average rate of profit share risk with market conditions. The maximum value of Beta is 2,3900 owned by PT. Medco 97 research are in line with previous research conducted by (Giovanni Budialim, 2013) which states that DER has a significant effect on stock returns. This means that the higher or lower DER will not affect the stock return rate obtained. In oil and gas or mining companies, the company's activities are mostly derived from third party funds. In this case the third party is considered a debt. Where in this study debt funds tend to rise and fall with a stable. So that the increase and decrease of debt does not affect the oil and gas companies listed on the Stock Exchange period 2011-2016.
The Effect of Systemic Risk (Beta) On Stock Return
The result shows that the variable of beta value have positive and significant influence to stock return on oil and gas company registered in BEI period 2011-2016. This result is not in line with previous studies conducted by Inggit Nugroho Sukhemi, 2015) and (Giovanni Budialim, 2013) which states that systematic risk negatively and significantly affects partially or jointly on stock returns.The systematic risk or condition of a market will affect the rate of profit gained, the greater the systematic risk the greater the expected rate of return of the investment by the investor.
Research Implications
The results of this study indicate that the increase and decrease of ROA and DER does not affect the level of profitability obtained by the company. Company's financial performance is used to see how far the company has implemented by using the rules of financial implementation properly and correctly. The company's financial performance that can measure stock return is profitability ratio and solvency ratio. According to some studies hinted that ROA as a ratio that represents profitability and DER representing solvency ratios can affect the financial performance of the company. ROA has no effect on stock returns on oil and gas companies listed in the 2011-2016 period. The results indicate that the DER or the amount of debt compared to the capital itself and the risk that exists on any investment that is affecting the overall or systematic risk that affects the stock return of oil and gas companies is beta. Beta is a systematic measure of risk of a securities or portfolio relative to beta market risk (Jogiyanto, 2010: 381) Increase and decrease ROA ratio has no effect and significant to stock return. Show that the size of the ROA does not affect the return rate received by investors. These findings are in line with research conducted by a number of previous researchers and can be taken into consideration for investors in making investment policy decisions on shares -shares in the Indonesia Stock Exchange. DER ratio has influence and significant to stock return. Show that the higher or lower DER will affect the stock return rate obtained. In oil and gas or mining companies, the company's activities are mostly derived from third party funds or debt, investors should still pay attention and consider the investment policy that will be done. Investors are always expecting profits from the investment but certainly can not be separated from the risks that exist. It is reasonable if the investor expects the highest return from the investment but must consider the risks to be borne by the investment.
The results show that beta has a positive and significant effect on stock return of oil and gas companies listed in BEI period 2011-2016, the condition of an existing market will affect the level of profit obtained.Companies incorporated in the Indonesia Stock Exchange is a company whose shares are in great demand by investors and potential investors who expect the company to be in a stable condition so profitable in conducting investment activities.
Conclusions and Recommendations
Conclusions
From the result presented above can be concluded the for theory:
The development of Return On Assets companies tend to decrease in value from 2014 to 2016.
Financial performance measured through ROA that represents profitability ratios have no effect and significant to Return Shares in oil and gas companies listed on the Indonesia Stock Exchange 2. Doing research by adding another variable for similar research both from fundamental factor and also economic condition factor.
